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(Base)

Account: 3014143700 Base: UNKNOWN NAV Value: 127,815,772.14

Currency: USD  Rate: 1.0000
037833CS7 APPLE INC CALLABLE NOTES FIXED 1.8% 11/A 830,000.00 828,995.70 99.9339 829,451.74 828,995.70 829,451.74 5,807.17 456.04 835,258.91 0.65%
037833CL2 APPLE INC NOTES VARIABLE 07/FEB/2020 USL 936,000.00 937,591.20 100.0635 936,594.32 937,591.20 936,594.32 3,444.87 (996.88) 940,039.19 0.74%
07330NANS BRANCH BANKING & TRUST CO CALLABLE NC 2,275,000.00 2,272,330.00 99.9825 2,274,602.53 2,272,330.00 2,274,602.53 10,125.77 2,27253 2,284,728.30 1.79%
166764BP4 CHEVRON CORP CALLABLE NOTES FIXED 1.9 1,925,000.00 1,920,957.50 100.0064 1,925,123.24 1,920,957.50 1,925,123.24 2,948.21 4,165.74 1,928,071.45 1.51%
166764ANO0 CHEVRON CORP CALLABLE NOTES FIXED 2.1 1,535,000.00 1,530,390.25 100.0060 1,535,092.10 1,530,390.25 1,535,092.10 12,714.93 4,701.85 1,547,807.03 1.21%
21688AAD4 COOPERATIEVE RABOBANK UA/NY MEDIUM T 150,000.00 150,073.50 100.0356 150,053.41 150,073.50 150,053.41 718.75 (20.09) 150,772.16 0.12%
30231GAG7 EXXON MOBIL CORP CALLABLE BOND FIXED 615,000.00 613,234.10 99.9534 614,713.70 613,234.10 614,713.70 807.61 1,479.60 615,521.31 0.48%
3133EHF57 FEDERAL FARM CREDIT BANKS FUNDING COI 3,000,000.00 2,999,037.00 99.8965 2,996,896.32 2,999,037.00 2,996,896.32 23,547.54 (2,140.68) 3,020,443.86 2.36%
3133EH6L2 FEDERAL FARM CREDIT BANKS FUNDING COI 5,000,000.00 4,993,250.00 100.0337 5,001,683.10 4,993,250.00 5,001,683.10 21,990.49 8,433.10 5,023,673.59 3.93%
3133EJDGL FEDERAL FARM CREDIT BANKS FUNDING COI 3,000,000.00 2,981,550.00 99.4733 2,984,197.92 2,981,550.00 2,984,197.92 1,763.23 2,647.92 2,985,961.15 2.34%
3133EGQP3 FEDERAL FARM CREDIT BANKS FUNDING COI 1,500,000.00 1,475,925.00 99.3179 1,489,768.98 1,475,925.00 1,489,768.98 2,700.00 13,843.98 1,492,468.98 1.17%
3133EGRW7 FEDERAL FARM CREDIT BANKS FUNDING COI 200,000.00 192,894.00 99.4224 198,844.85 192,894.00 198,844.85 353.97 5,950.85 199,198.82 0.16%
3133EKG42 FEDERAL FARM CREDIT BANKS FUNDING COI 2,000,000.00 1,995,000.00 99.9668 1,999,335.66 1,995,000.00 1,999,335.66 3,482.36 4,335.66 2,002,818.02 1.57%
3133EGCR4 FEDERAL FARM CREDIT BANKS FUNDING COI 120,000.00 116,620.80 99.9360 119,923.19 116,620.80 119,923.19 828.00 3,302.39 120,751.19 0.09%
3133EKZS8 FEDERAL FARM CREDIT BANKS FUNDING COI 3,000,000.00 2,995,350.00 98.8809 2,966,425.77 2,995,350.00 2,966,425.77 8,907.88 (28,924.23) 2,975,333.65 2.33%
3133EKC38 FEDERAL FARM CREDIT BANKS FUNDING COI 1,000,000.00 999,400.00 99.2130 992,129.83 999,400.00 992,129.83 2,590.76 (7,270.17) 994,720.59 0.78%
3133EKPP5 FEDERAL FARM CREDIT BANKS FUNDING COI 2,000,000.00 2,001,000.00 100.3160 2,006,319.02 2,001,000.00 2,006,319.02 16,249.18 5,319.02 2,022,568.20 1.58%
3130A66T9 FEDERAL HOME LOAN BANKS BOND FIXED 1. 3,000,000.00 3,005,640.00 99.7816 2,993,449.29 3,005,640.00 2,993,449.29 2,678.57 (12,190.71) 2,996,127.86 2.34%
31337877 FEDERAL HOME LOAN BANKS BOND FIXED 1. 1,435,000.00 1,421,152.25 100.0055 1,435,079.21 1,421,152.25 1,435,079.21 1,330.53 13,926.96 1,436,409.74 1.12%
3130A0FH8 FEDERAL HOME LOAN BANKS BOND FIXED 2. 500,000.00 505,530.00 100.0338 500,168.86 505,530.00 500,168.86 3,823.37 (5,361.14) 503,992.23 0.39%
3130A0JR2 FEDERAL HOME LOAN BANKS BOND FIXED 2. 4,000,000.00 4,034,280.00 100.0904 4,003,614.96 4,034,280.00 4,003,614.96 28,551.91 (30,665.04) 4,032,166.87 3.15%
3130A0F70 FEDERAL HOME LOAN BANKS BOND FIXED 3. 1,000,000.00 1,032,350.00 106.9923 1,069,923.49 1,032,350.00 1,069,923.49 10,604.51 37,573.49 1,080,528.00 0.85%
3130ACN83 FEDERAL HOME LOAN BANKS CALLABLE BON 5,000,000.00 4,974,000.00 99.8744 4,993,721.20 4,974,000.00 4,993,721.20 32,105.98 19,721.20 5,025,827.18 3.93%
3130A6MH7 FEDERAL HOME LOAN BANKS CALLABLE BON 1,040,000.00 1,034,176.00 99.6734 1,036,603.76 1,034,176.00 1,036,603.76 7,623.04 2,421.76 1,044,226.80 0.82%
3130AAWPY FEDERAL HOME LOAN BANKS CALLABLE BON 250,000.00 250,145.00 100.0339 250,084.81 250,145.00 250,084.81 25.76 (60.19) 250,110.57 0.20%
3130A9T27 FEDERAL HOME LOAN BANKS CALLABLE BON 100,000.00 97,250.00 100.0026 100,002.55 97,250.00 100,002.55 816.39 2,752.55 100,818.94 0.08%
3130ADFV9 FEDERAL HOME LOAN BANKS CALLABLE BON 3,000,000.00 2,967,000.00 100.0082 3,000,245.61 2,967,000.00 3,000,245.61 11,739.13 33,245.61 3,011,984.74 2.36%
3130AFYT8 FEDERAL HOME LOAN BANKS CALLABLE BON 1,000,000.00 999,700.00 100.3451 1,003,450.53 999,700.00 1,003,450.53 1,978.02 3,750.53 1,005,428.55 0.79%
3130AEX54 FEDERAL HOME LOAN BANKS CALLABLE BON 1,000,000.00 1,000,000.00 101.3473 1,013,473.24 1,000,000.00 1,013,473.24 259,62 13,473.24 1,013,732.86 0.79%
3134GUAL4 FEDERAL HOME LOAN MORTGAGE CORP CAl 2,000,000.00 2,000,000.00 100.0149 2,000,297.26 2,000,000.00 2,000,297.26 1,730.77 297.26 2,002,028.03 1.57%
3134GTUD3 FEDERAL HOME LOAN MORTGAGE CORP CAl 1,500,000.00 1,500,000.00 100.1466 1,502,198.31 1,500,000.00 1,502,198.31 9,438.52 2,198.31 1,511,636.83 1.18%
3134GS4w2 FEDERAL HOME LOAN MORTGAGE CORP CAl 1,000,000.00 1,000,000.00 100.3809 1,003,809.08 1,000,000.00 1,003,809.08 318.68 3,809.08 1,004,127.76 0.79%
3134GSJ48 FEDERAL HOME LOAN MORTGAGE CORP CAl 1,000,000.00 1,002,000.00 100.2871 1,002,870.71 1,002,000.00 1,002,870.71 8,131.15 870.71 1,011,001.86 0.79%
3134GSR31 FEDERAL HOME LOAN MORTGAGE CORP CAl 1,000,000.00 1,000,000.00 100.2717 1,002,717.06 1,000,000.00 1,002,717.06 5,391.30 2,717.06 1,008,108.36 0.79%
3134GSM93 FEDERAL HOME LOAN MORTGAGE CORP CAl 1,870,000.00 1,873,976.00 100.3257 1,876,090.25 1,873,976.00 1,876,090.25 16,284.33 211425 1,892,374.58 1.48%
3134GBX56 FEDERAL HOME LOAN MORTGAGE CORP CAl 3,000,000.00 3,000,000.00 100.4960 3,014,880.63 3,000,000.00 3,014,880.63 23,845.11 14,880.63 3,038,725.74 2.38%
3137EAEK1 FEDERAL HOME LOAN MORTGAGE CORP MEI 800,000.00 800,064.00 100.1032 800,825.79 800,064.00 800,825.79 5,571.80 761.79 806,397.59 0.63%
313400BV4 FEDERAL HOME LOAN MORTGAGE CORP MEI 2,000,000.00 1,963,840.00 99.6482 1,992,963.56 1,963,840.00 1,992,963.56 0.00 29,123.56 1,992,963.56 1.56%
3137EAEL9 FEDERAL HOME LOAN MORTGAGE CORP NO' 5,000,000.00 4,988,700.00 100.8085 5,040,425.30 4,988,700.00 5,040,425.30 14,843.75 51,725.30 5,055,269.05 3.96%
313586RC5 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 2,210,000.00 2,149,202.90 99.9478 2,208,846.62 2,149,202.90 2,208,846.62 0.00 59,643.72 2,208,846.62 1.73%
3136G4FDO FEDERAL NATIONAL MORTGAGE ASSOCIATIC 350,000.00 348,470.50 99.7768 349,218.73 348,470.50 349,218.73 779.40 748.23 349,998.13 0.27%
3136G3EC5 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 400,000.00 397,305.00 99.6338 398,535.14 397,305.00 398,535.14 16.48 1,230.14 398,551.62 0.31%
3135G0OUUS FEDERAL NATIONAL MORTGAGE ASSOCIATIC 3,000,000.00 3,012,960.00 99.9395 2,998,184.31 3,012,960.00 2,998,184.31 3,605.77 (14,775.69) 3,001,790.08 2.35%
3136G4QB2 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 750,000.00 746,325.00 99.8932 749,199.24 746,325.00 749,199.24 6,483.56 2,874.24 755,682.80 0.59%
3135G0T60 FEDERAL NATIONAL MORTGAGE ASSOCIATIC 3,000,000.00 2,992,530.00 99.7275 2,991,824.13 2,992,530.00 2,991,824.13 7,703.80 (705.87) 2,999,527.93 2.35%
58933YAS4 MERCK & CO INC CALLABLE NOTES FIXED 1.€ 1,182,000.00 1,180,581.60 99.9345 1,181,225.28 1,180,581.60 1,181,225.28 3,093.78 643.68 1,184,319.06 0.93%
63254AAV0 NATIONAL AUSTRALIA BANK LTD/NEW YORK 1,385,000.00 1,386,301.90 100.0420 1,385,581.87 1,386,301.90 1,385,581.87 10,522.68 (720.03) 1,396,104.55 1.09%
63254AATS NATIONAL AUSTRALIA BANK LTD/NEW YORK 1,830,000.00 1,825,888.90 100.0594 1,831,086.98 1,825,888.90 1,831,086.98 9,286.75 5,198.08 1,840,373.73 1.44%
717081EB5 PFIZER INC CALLABLE NOTES FIXED 1.7% 15/ 1,450,000.00 1,445,631.50 99.9182 1,448,814.48 1,445,631.50 1,448,814.48 7,276.96 3,182.98 1,456,091.44 1.14%
718172CC1 PHILIP MORRIS INTERNATIONAL INC CALLABL 1,000,000.00 999,160.00 99.9797 999,797.47 999,160.00 999,797.47 7,798.86 637.47 1,007,596.33 0.79%
78012KC62 ROYAL BANK OF CANADA MEDIUM TERM NOT 565,000.00 562,397.40 100.0671 565,379.38 562,397.40 565,379.38 957.78 2,981.98 566,337.16 0.44%
88059ES62 TENNESSEE VALLEY AUTHORITY DISCOUNT | 455,000.00 439,516.35 96.7874 440,382.69 439,516.35 440,382.69 0.00 866.34 440,382.69 0.34%
89236TDJ1 TOYOTA MOTOR CREDIT CORP MEDIUM TERI 1,000,000.00 1,000,960.00 100.0318 1,000,318.13 1,000,960.00 1,000,318.13 5,707.56 (641.87) 1,006,025.69 0.79%
90261XHK1 UBS AG/STAMFORD CT MEDIUM TERM NOTE 1,010,000.00 1,011,434.20 100.1528 1,011,543.67 1,011,434.20 1,011,543.67 326.03 109.47 1,011,869.70 0.79%
931142EG4 WALMART INC CALLABLE NOTES FIXED 2.85% 700,000.00 705,341.00 100.6542 704,579.66 705,341.00 704,579.66 5,446.18 (761.34) 710,025.84 0.56%
9498815G8 WELLS FARGO BANK NA MEDIUM TERM NOTE 1,775,000.00 1,771,193.50 99.9933 1,774,881.43 1,771,193.50 1,774,881.43 12,199.49 3,687.93 1,787,080.92 1.40%
94988J5L7 WELLS FARGO BANK NA MEDIUM TERM NOTE 1,450,000.00 1,449,484.00 100.0882 1,451,278.64 1,449,484.00 1,451,278.64 7,365.48 1,794.64 1,458,644.12 1.14%
961214BK8 WESTPAC BANKING CORP NOTES FIXED 4.87 2,889,000.00 2,923,048.90 100.3480 2,899,054.01 2,923,048.90 2,899,054.01 51,666.39 (23,994.89) 2,950,720.40 2.31%

FIXED INCOME Subtotal .00 83.00 446,309.91 246,648.05 2.91 75.49%
00499KPAS INVESCO TREASURY PORTFOLIO INST.SHARE 12,360.71 12,360.71 100.0000 12,360.71 12,360.71 12,360.71 52.36 0.00 12,413.07 0.01%
AAM9943P9 VIRGINIA TREASURY LGIP STIF 8,994,727.59 8,994,727.59 100.0000 8,994,727.59 8,994,727.59 8,994,727.59 15,868.60 0.00 9,010,596.19 7.05%
usD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (233,283.77) 0.00 (233,283.77) -0.18%

CASH EQUIVALENTS Subtotal 9,007,088.30 9,007,088.30 9,007,088.30 9,007,088.30 (217,362.81) 0.00 8,789,725.49 6.88%
03785EY40 APPLE INC CORPORATE COMMERCIAL PAPEF 1,900,000.00 1,862,955.81 99.8087 1,896,364.67 1,862,955.81 1,896,364.67 0.00 33,408.86 1,896,364.67 1.48%
06417MBF1 BANK OF NOVA SCOTIA CERTIFICATE OF DEF 1,800,000.00 1,799,999.00 99.9816 1,799,669.20 1,799,999.00 1,799,669.20 2,800.00 (329.80) 1,802,469.20 1.41%
06417G3U0 BANK OF NOVA SCOTIA CERTIFICATE OF DEF 400,000.00 400,524.68 100.0180 400,071.96 400,524.68 400,071.96 8,500.44 (452.72) 408,581.40 0.32%
13607ECB3 CANADIAN IMPER. HLDG CORPORATE COMM 2,000,000.00 1,979,888.89 99.0822 1,981,644.38 1,979,888.89 1,981,644.38 0.00 1,755.49 1,981,644.38 1.55%
23341VUK5 DNB BANK ASA, NY BRANC CERTIFICATE OF | 2,000,000.00 2,000,000.00 100.0194 2,000,387.26 2,000,000.00 2,000,387.26 23,893.33 387.26 2,024,280.59 1.58%
313312WM8 FEDERAL FARM CREDIT DISCOUNT NOTES DI 312,000.00 307,517.25 98.9100 308,599.20 307,517.25 308,599.20 0.00 1,081.95 308,599.20 0.24%
4497W1Y42 ING (US) FUNDING LLC CORPORATE COMMEF 170,000.00 169,464.50 99.7956 169,652.59 169,464.50 169,652.59 0.00 188.09 169,652.59 0.13%
60700AHL1 MIZUHO BANK LTD/NEW YORK NY CERTIFICA 1,100,000.00 1,100,724.52 100.0000 1,100,000.00 1,100,724.52 1,100,000.00 7,643.07 (724.52) 1,107,643.07 0.87%
83050PAE9 SKANDIN ENS BANKEN CERTIFICATE OF DEP( 2,000,000.00 2,000,000.00 100.0237 2,000,473.16 2,000,000.00 2,000,473.16 24,080.00 473.16 2,024,553.16 1.58%
86565BYK1 SUMITOMO MITSUI BANKING CORP/NEW YOR 1,100,000.00 1,099,896.10 100.0000 1,100,000.12 1,099,896.10 1,100,000.12 1,391.78 104.02 1,101,391.90 0.86%
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86958144 SVENSKA HANDELSBANKEN/NEW YORK NY C 260,000.00 259,974.63 100.0170 260,044.31 259,974.63 260,044.31 889.38 69.68 260,933.69 0.20%

86959RBX7 SVENSKA HANDLSBNKN AB CERTIFICATE OF 2,000,000.00 2,000,000.00 100.0280 2,000,560.64 2,000,000.00 2,000,560.64 1,487.78 560.64 2,002,048.42 1.57%

87019VWQ6 SWEDBANK (SPARBANK) CERTIFICATE OF DE 3,500,000.00 3,500,000.00 100.0309 3,501,081.68 3,500,000.00 3,501,081.68 40,191.67 1,081.68 3,541,273.35 2.77%

89114MKD8 TORONTO-DOMINION BANK/NY CERTIFICATE 1,850,000.00 1,851,758.45 100.0706 1,851,306.19 1,851,758.45 1,851,306.19 53,447.01 (452.26) 1,904,753.20 1.49%

89114MYT8 TORONTO-DOMINION CERTIFICATE OF DEPO. 1,700,000.00 1,705,576.00 100.2644 1,704,494.39 1,705,576.00 1,704,494.39 23,910.50 (1,081.61) 1,728,404.89 1.35%

96130AAK4 WESTPAC BKING CORP NY CERTIFICATE OF 270,000.00 270,228.93 100.0451 270,121.73 270,228.93 270,121.73 7,729.43 (107.20) 277,851.16 0.22%
SHORT TERM INVESTMENTS Subtotal 22,308,508.76 22,344,471 .48 22,308,508.76 22,344,471 .48 195,973.39 35,962.72 22,540,444.87 17.64%

EXPENSE 0001 ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (8,491.13) 0.00 (8,491.13) -0.01%
MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (8,491.13) 0.00, (8,491.13) -0.01%_
USD Subtotal 127,116,732.01 127,399,342.78 127,116,732.01 127,399,342.78 416,429.36 282,610.77 127,815,772.14 100.00%
3014143700 Grand Total 127,116,732.01 127,399,342.78 416,429.36 282,610.77 127,815,772.14 100.00%
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